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— aC -

, 8det(C’BC)

fxy

=2d[det(C’BC)1°BC(C'BC)*,
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XBATE, | I BRKRERRBESR, H#EFLN T —LBERKantorovich B RER,
4, WA DRWE—-ATUEENERR
det(X'AX —(X'A- X)) (4.7)
R AER, BRRTUARMTAINY AT, %%%ﬁ@.ﬁa&%

##IR

[1] Puntanen Simo, Personal commumcahon (1982),

N

[2] Styan, G, P, H, On some:- 1nequaht1es associated with ordinary least squares
and the Kantorovmh mequahty, Festschnft for Eino Haikala on His Seuveniieth
Birthday, Univ, of Tampere (1983), 158—166, )

[3] Rao, C, R,, The inefficiency of least squares: Extensions of the Kantorovich
inequality, Linear Algebra and Tis Apphcaf:ons 70 (1985), 249—265,

[4] Bloomfield, P, and G, S,, Watson, The inefficiency of least squares, -Biomeirika,
82 (1976), 121—128, .

[6] Knpott, M,, On the minimum eff1c1ency of least square Biometrzka 62 (1976),129
—182 - ‘ ‘

[6] EmiE, <LKERENELRANRS, ﬁﬁﬁﬁﬂ:’:ﬁﬁ:‘ (1887); -

[7] Tk, /- SXARXRBSHTRE, BEBR, 19 (1986); 1621—1524,

[8] # &, Kantorovich RERWIEESHHRELNE, AR, 4 (1988)85—90,

[9]1 Wang, Song-gui (Fitig)and Yang, Hu(ﬁﬁ) Kantorovich-type inequlities and the
measures of inefficiency of the GLSE Acta, Math; Appl: Sinica,, 5,4 (1989),
372—381, . ’

{10] #R. TR, %#ﬁl. ﬁ?ﬁ&%fﬁﬁﬂﬁ. E‘@Fﬂﬁ#%ﬁ (Eﬂ#ﬁﬂiﬁl :

{11} Khatri, C, and G, C, R, Rao Some extension of . the. Kantorov1ch mequahty
and statlstxcal applxcatzons J. Mulh Anal | 11 (1981), 498—505 ‘

[12]) Khatri, C, G, and C. R, Rao, Some generahzatmns of Kantoronch mequallty.‘

. Sankhya Scr 4, " (1932), 91—102 ‘

~-\ S



_ BA—REHMERARE

The Inefficiency of the Least Squares Estimator and
Its Bound

Yang Hu
(Chongqing Jiaotong Institute, Chongging)

Abstract

It was suggested by Pantanen!!! that the mean squared error may be used to mea-
sure the inefficiency of the least squares estimator, Styan!? and Rao!¥ et al,
discussed this inefficiency and its bound later, In this paper we propose a new in-

efficiency of the least squares estimator with the measure of generalized variance
and obtain its bound,

Key words inefficiency, relative efficiency, mean squared error, generalized

variance, matriX derivative, best linear unbased estimator
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